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Island County Treasurer Investment Pool - Benchmark Performance Analysis

June 30, 2019

For Quarter 2 - 2019 (forward looking):

Weighted Average Yield to Maturity 2.15%
Weighted Average Maturity, Assuming No Calls .91 Years
Benchmarks (12-month Moving average):

2 Year US Treasury (Constant Maturity) 2.50%
LGIP 2.33%
B of A/ML 1-3 Year US Treasury & Agency Bond Index 2.48%
Adjustment to Fair Value as of June 30, 2019 S (1219,147)
Adjustment to Fair Value as of December 31, 2018 (927,378)

Change (increase in Fair Value) due to Market Conditions S 808,231
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